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  *   Markov Inequality  
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proof :  

case "1" : if x is a Continues  random variable with a p.d.f f(x) 
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  case "2" : If X is a Discreet  random variable with a p.m.f. f(x) by the same 

method. 

ChebyshV's  Inequalities                                                                   ** 

   Let X be random variable   where  ( ) exists, then  : 
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  Note:  
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by Markov inequality , we get  
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Example (1). 

If         (  √     √  ) then : 

a- find the upper bound of  *|   |   
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b-  find the value of  *|   |   
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Example (2) 

Given  a p.d.f. ,   f(x) = [
       

     
                   

                                  
 

a- find the lower bound of p( 
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b- find the value of p( 
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sol .:  a-                    
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